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Estimated Confidence Under the Validity Constraint
Abstract
We examine the decision theoretic estimated confidence approach proposed by Kiefer, Robinson and Berger,
and focus on results under the frequentist validity constraint previously described by Brown and by Berger.
Our main result is that the usual constant coverage probability estimator for the usual confidence set of a
linear model is admissible under the frequentist validity constraint. Note that it is inadmissible without the
frequentist validity constraint when the dimension is at least 5. The criterion of admissibility under the
frequentist validity constraint is shown to be quite a reasonable one. Therefore the constant coverage
probability estimator which has been widely used is justifiable from the post-data point of view.
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